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The filtering measure 17(. ]y) is a probability measure on C[0, t], and its distribu- 
tion is dependent on the system (a(x), b(x), h(x)) and observed path y ,= 
{y,,O~s<~ t}. We prove that under suitable assumptions on h(x), this filtering 
measure is continuously dependent on the system (a(x), b(x), h(x)) and observed 
path Yr. 
Variational Methods for Stopping Problems of Symmetric Markov Processes 
H. Nagai, Tokyo Metropolitan University, Tokyo, Japan 
Let M = (£2, ~, ~,, Px, Xt) be a symmetric Markov process on a locally compact 
Hausdorff space X with countable base, associated with a regular Dirichlet space 
(~, g) on L2(dm). Let F be a separable metric space, Mr be the totality of F-valued 
progressively measurable processes and S be the set of all stopping times. Then we 
define 
[I j~-~'-gc(x~.z)dsc(V~' W*(X) = sup Ex ,, s j~'-,, ~o dt 
r~S,{zt}~ Mr" 
"1 
+ e . . . .  i~(x~'z~)~g(X~)] (1.1) 
for given functions f(x, z), c(x, z) on X x M and g on X such that g c ~, If(x, z) 1 <~ 
3fo(x) ~ L2(dm) and 0 ~< c(x, z) <~ 3 C1. Next we consider a game variant of the above 
stopping problem (1.1): 
/ ~ z~) dt u*(x) = inf sup inf sup E~ e-"'-g~(x~'~D])d~f(x,, z,,
o-~S "r~S {zl,} {z~}~Mr 3o 
t- -ctcr~'~c(X ,zl,z2)dxKg V "~ I 1 e . . . . .  ,,~j-{~,<_~}j (1.2) 
for given functions c(x, y, z), f(x, y, z) on X x F x F and g(x) and h(x) on X such 
that g<~ h, ~ ~, lf(x, y, z)l <~3fl(x) e L2(dm) and 0 <-< - c(x, y, z) <~C2. We introduce 
a variational inequality 
g~(u,v-u)+(Hu,  v-u)>~O, Vv~K,u~K.  (1.3) 
Then we can show that w*(x) (resp. u*(x)) is a quasi-continuous modification of 
the solution of (1.3) with Hu = H( . ,  u(. )), H(x, u) = -sup=~r{f(x, z) -c(x,  z)u} 
and K = {v ~ if; v I> g a.e.} (resp. H(x, u) = - infy~r sup~r{f(x,  y, z) - c(x, y, z)u} 
and K ={vc  ~;  h>~ v>~ g, a.e.}). 
On a Variant of Changing Payoff for Multivariate Stopping Problems 
Masami Yasuda, Chiba University, Chiba, Japan 
A variant of multivariate stopping problems with a monotone rule is considered. 
In the problem there are two kind random vector sequences for the payoff of players. 
